The existence and uniqueness results on solutions of set stochastic differential equation were studied in [1] . In this paper, we present the stability criteria for solutions of stochastic set differential equation.
Introduction
Recently, the field of stochastic differential equations (SDEs) has been studying in a very abstract method. Instead of considering the behaviours of one solution of (SDEs), one studies its set-valued solution. Instead of studying a (SDEs), some study stochastic differential inclusion (SDIs) (see e.g. [2] [3] [4] and references therein), stochastic fuzzy differential equations (SFDEs), (see e.g. [5] [6] and references therein) stochastic set differential equations (SSDEs) (see e.g. [7] [8] [9] [10] and references therein), stochastic set differential equations with selector (see [11] [12] [13] ). Latest, the existence and uniqueness of solutions to the stochastic set differential equations were studied in [1] . We remark that the problems of properties of stochastic set solution are still open.
We organize this paper as follows: In Section 2, we recall some basic concepts and notations which are useful in next sections. In Section 3, we study some kinds of stability properties such as stable, asymptotically stable, exponentially stable by Lyapunov and some other stability criterion. In Section 4, we give the examples and further research of this paper.
Preliminaries
We recall some notations and concepts presented in detail in recent series works of V. Lakshmikantham et al (see [14] 
Given a complete probability space with a filtration   
is measurable multifunction and Aumann integrably bounded. 
is continuous mapping with respect to the metric ;
, we have the following definitions:
1) For every ,
, Ω, , ;
we have the following confirms:
where is any solution to Equation (2.2).
satisfy the following hypotheses:
where .
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Main Results
In this section, we study some kinds of stability properties such as stable, asymptotically stable, exponentially stable by Lyapunov and some other stability criteria such as equi, uniform and equi-asymptotical stabilities for SSDE.    , such that: 1) The stochastic set solution of SSDE E (2.2) is (S1) if and only if it is (LS) that means (S1) (LS).
.  Thus we have to prove (S1), (S6) and (S7).
Next, we present some results about (S1)-(S6) of solution with using the Lyapunov-like functions.
Theorem 3.1. Suppose that the positive Lyapunov-like
satisfies the following conditions:
2) The Dini derivative
Now for small , by our assumption it follows that
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by using the Lipschitz condition give (1). Thus 
Ω, , ; :Δ , .
Assume that for SSDE Equation (2.2) exists the Lyapunov like function which satisfies the conditions of Theorem 3.1.
If there exist the positive functions are strictly increasing such that: 
Proof. Let 0    and be given, choosing 
Its graphical representation can be seen in Figure 1 . From here it is easily verifiable stability criteria of solution to Equation (4.1).
Further Research
In the future, we will concentrate all our efforts on other properties of this kind of equation discussed in our paper, such as on the existence of extremal solutions for SSDEs (2.2). Beside that, set-valued stochastic differential equations and their solutions seem to be a starting point for 
